Deriving Equations 

P t (t + A^) = probability of being 

in state Sj after At 

P,(t + At) = />0)[1 - Y \ At] + y Pj(t)\ At 






as At —> 0 


(differentiate) 


lim 

A?—»0 


P,(t + At) - Py) 
At 


=-p i {t)y j \+y j p J {t)\ 






2011 A.W.Krings 


Page: 1 


CS449/549 Fault-Tolerant Systems Sequence 9 


























































































































